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. $F(x)$ ,
. $\text{ }\overline{F}(X)$ $\overline{F}(x)=1-F(x)$ .
$\lambda(x)$ , $\lambda(x)=f(x)/\overline{F}(X)$ . , ,
. , $Y=\{1,2\}$ 2 .
pl 1 , P2 2
. p $=1+p_{2}=1$ . .
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1[ $\mathrm{A}$] $\lambda(x)$ $\lim_{x\uparrow\infty}\lambda(x)=+\infty$ $\exists\delta>0,$ $s.t$ .
$\lim\sup_{x\uparrow\infty^{X\lambda’(x)}}>\delta,$ $\lambda’(x)>0$ , $0<c_{1}<c_{2}<c_{f}<\infty$ .
, IFR, $\lim_{x\uparrow\infty}\lambda(X)=$
$\infty$ , , .
..: : :
, $\mathrm{R}\mathrm{o}\mathrm{s}\mathrm{s}[5]$ .







, $g$ , $w$ . $[$
2
$w(x)\equiv p_{1}w(X, 1)+p_{2}\dot{w}(X, 2)$ (2.2)
$w$ 1 .
2[ ] $w$ g








$cf-C2+(p_{1}C1^{\cdot}+p2^{C}2) \int_{0}^{t_{2}}\lambda(_{S})d_{S}-gt_{2}=0$ , $(A1)$
$(p1^{C_{2}+}p2c2) \overline{F}^{p}2(\iota 2)-C_{1}\overline{F}^{p}2(t1)-g\int_{t_{2}}^{t_{1}}\overline{F}^{p}2(s)ds=0$, $(A2)$
$c_{1} \overline{F}(t_{1})-g\int_{t_{1}}^{\infty}.\overline{F}(S)d_{S}=0$ $(A3)$
$0\leq t_{2}<t_{1},0\leq g$ $(t_{1},t_{2,g})$ ,
$c_{f^{-C}2}+(p_{1}c_{1}+p_{2^{C_{2}}}) \int_{0}^{x}\lambda(s)dS-g_{X}\geq 0$, $x\in[0,t_{2}]$ (2.5)





$w_{1}(x)$ , $x\in I_{1}$
$w_{2}(x)$ , $x\in I_{2}$
$c_{f}$ , $x\in I_{3}$
(2.7)
,
$w_{1}(x)$ $=$ $p_{1}c_{1}+p_{2^{C_{2}-}}(p1c_{1}+p2^{C}2) \int_{0}^{x_{\lambda}}(s)d_{S}+gx$ , (2.8)
$w_{2}(x)$ $=$ $\frac{p_{1}}{p_{2}}c_{1}+c_{f^{-}}\frac{p_{1}^{2}}{p_{2}}c_{1}\overline{F}^{p_{2}}(t_{1})\overline{F}^{-}p2(_{X)}$ (2.9)
$-p_{1}g \overline{F}^{-p_{2}}(x)\{\overline{F}^{-p_{1}}(t_{1})\int_{t_{1}}^{\infty}\overline{F}(S)d_{S}+\int_{x}^{t_{1}}\overline{F}^{p2}(s)\}$
, $g$ , 2 .
3[ ]
$\zeta(t_{2},g)$ $\equiv$ $\mathrm{c}_{f}-c_{2}+(p_{1^{C_{1}}}+p_{2^{C}2})\int_{0}^{t_{2}}\lambda(s)ds-gt_{2}$ , (2.10)
$\eta(t_{1}, t_{2,g}.)$
$\equiv$ $(p_{1^{C_{1}}}+_{P2^{C}2}) \overline{F}^{p_{2}}(t_{2}).-c_{1}\overline{F}^{p}2(t_{1})-p2g\int_{t_{2}}^{t_{1}}\overline{F}p_{2}(S)ds$, (2.11)
$\xi(t_{1},g)$ $\equiv$ $c_{1} \overline{F}(t_{1}).-g\int_{t_{1}}^{\infty}\overline{F}(S)d_{S}$. (2.12)
4[ S]
$(\zeta(t_{2}, g)=0$ ,
$\eta(i_{1}, i2,g)=0$ , (2.13)
$\xi(t_{1},g)=0$ . $\square$
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$Z_{1}(t_{1,2}t)$ $\equiv$ $g_{\eta}(t_{1,2}t)-g\zeta(t2)$ , $t_{1}>t_{2}>0$ , (2.17)
$Z_{2}(t_{1,2}t)$ $\equiv$ $g_{\eta}(t_{1,2}t)-g\xi(t_{1})$ , $t_{1}>t_{2}\geq 0$ , (2.18)

















– . , $Z_{1}$ $Z_{2}$
.
6 $[^{\text{ } }s_{z}1$
$Z_{1}(t_{1,2}t)=0$ , (2.24)
$Z_{2}(t_{1}, t_{2})=0$ . $\square$
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3$t=(t_{1}, t_{2})$ $t_{1}$ –t2 . $Z_{1}(t)$ $Z_{2}(.t)$ 01
02 . , .
.
$\Theta_{1}\equiv\{t|0<t_{2}<t_{1}<\infty\}$ , $\cdot$ (3.1)
$\Theta_{2}\equiv\{t|0\leq t_{2}<t_{1}<\infty\}$ (3.2)
. , $\Theta_{1}$ $\Theta_{2}$ Oo . ,
$\Theta_{0}$ $\equiv$ $\Theta_{1}\cap\Theta_{2}$
$=$ $\{t|0<t_{2}<t_{1}<\infty\}$ (3.3)
. , \Phi 1, \Phi 2 ZI, Z2 . ,
$\Phi_{1}\equiv\{t|z_{1}(t)=0, t\in\Theta_{1}\}$ (3.4)
$\Phi_{2}\equiv\{t|Z_{1}(t)=0, t\in\Theta 2\}$ (3.5)
. .
1 $A$ , $t_{++},$ $t_{+,+}-t-,$ $t_{--}\in$ Oo $Z_{1}(t_{++})>0,$ $Z_{2}(t_{++})>0,$ $Z_{1}(t_{+-})>$
$0$ , $Z_{2}(t+-)<0,$ $Z_{1}(t_{-+})<0,$ $Z_{2}(t_{-+})>0,$ $Z_{1}(t_{--})<0,$ $Z2(t_{--})<0$ .
( )
$\forall t_{1}$ $\mathrm{l}\mathrm{i}\mathrm{m}t_{2}\uparrow i_{1}Z_{1}(t1,t2)=+\infty,$ $\mathrm{l}\mathrm{i}\mathrm{m}t_{2}\uparrow t_{1}Z2(t1, t2)=+\infty$ , $0<t_{2}^{+}<t_{1}$
t $=(t_{1}, t_{2}^{+})$ , $Z_{1}(t++)>0,$ $Z_{2}(t_{++})>0$ .
, $\lim_{t_{11+}}0z_{2}(t_{1},0)=+\infty,\lim_{t_{1}\uparrow+}\infty Z_{2}(t_{1},0)=-\infty$ , $\exists M_{1}^{+}>0$ , s.t.Z2 $(M_{1^{+}}, 0)>$ .
$0$ $\exists M_{1}^{-}>0,$ $s.t$ . $Z_{2}(M_{1}^{-}, \mathrm{o})<0$ . , $0<\exists M_{2}^{-}<+\infty,$ $s.t$ . $Z_{1}(M_{1}^{+},$ $M_{2^{-)}}<$
$0$ , $t_{-+}=(M_{1}^{+},$ $M_{2^{-)}}$ , $Z_{1}(t_{-}+)<0,$ $Z_{2}(t-+)>0$ . ,
$\lim_{t_{2}\downarrow+0}z1(M_{1^{-}},t_{2})=-\infty$ , $\exists M_{3}^{-}>0,$ $s.t$ . $\dot{Z}_{1}(M_{1^{-}},\dot{M}3^{-)}<0$ . ,
$t_{--}=(M_{1}^{-},$ $M_{3^{-)}}$ , $Z_{1}(t_{arrow-})<0,$ $Z_{2}(t_{--})<0$ .
:.
$\cdot$. : ::. :.







. $t_{2}arrow\infty$ $\int_{0}^{t_{2}}\{\lambda(t_{2})-\lambda(s)\}dSarrow\infty$ ,
$Z_{1}(\infty, t_{2})=(p_{1}c_{1}+p_{2^{C_{2}}})(t2\lambda’(t2))$ (3.6)
. $M_{2}^{+}$ $Z_{1}(+\infty, M_{2}^{+})>\delta,$ $Z_{2}(+\infty, M_{2^{+}})=-\infty$ .
$0<M_{3}^{+}<+\infty$ t+- $=(M_{3}^{++}, M_{2})$ $Z_{1}(t_{+-})>0,$ $Z_{2}(t_{+-}.)<- 0$
.
, , . . $\cdot$
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4 $A$ , Sz .
.. $\cdot$ . $\cdot$ . $\cdot$ . .. . $\mathrm{j}$
( ) . ..
$arrow$
Oo , $Z_{1}(t++)>0,$ $Z_{1}(t_{--)}<0$ . $Z_{1}$ , $t++$ -
C\in Oo C $Z_{1}$ . $\Theta 0$ \Phi 1
, Cl $\in\Phi_{1}$ , Oo $2arrow\supset \text{ }\Theta^{1+}0’ 0_{0}^{1-}$ . ,
$\Theta_{0}=\Theta_{0^{+1-}}^{1}\cup\acute{c}_{1}\cup\Theta 0$ (3.7)
$.\Theta_{0}^{1\dotplus}$ $C_{1^{-}}=\phi,$ $\Theta_{0^{+1-}}^{1}\cap\Theta 0=\phi,\cdot C_{1}\cap\Theta_{0}^{\mathrm{i}-}=\emptyset$ (3.8)
. , $Z_{2}$
.
$(, t+‘.+)>0,$ $Z_{2}(.t_{--}..\cdot-)<0,$ $.\text{ }$ , $.Z_{2}..\text{ }$ , $\text{ }C_{2}..\cdot\in.\Phi_{2}$:
,
$\Theta_{0}=\Theta^{2+2-}0\cup C2\cup\Theta_{0}$
. $\cdot$ . $|$. :.. ..).. $\cdot$. $\cdot$ , (3.9)$.=$ .. .: .. $\dot{\mathrm{i}}_{:}^{\mathrm{t}}$
,
$\Theta_{0}^{2+}\cap C_{2}=\phi,$ $\Theta_{0}^{2+}\cap\Theta_{0}^{2-}=\phi,$ $C_{2}\cap\Theta_{0}^{2-}=\phi$ (3.10)
.
, $t++\in\Theta_{0}^{1+}\cap\Theta^{2}0^{+}’ t_{--}\in\theta_{0}^{1-}\cap\Theta_{0}^{2-},$ $t_{+-}\in\Theta_{0^{+2-}}^{1}\cap\Theta 0’ t_{-+}\in\Theta_{0}^{1-2+}\cap\Theta 0$ . .
, $Z_{1}$ , $C_{2}\cap\Theta_{0}^{1+}\neq\phi,$ $C_{2}\cap\Theta_{0}^{1-}\neq\phi$ , $Z_{2}$ , $C_{1}\cap\Theta_{0}^{2+}\neq$
$\phi,$ $C_{1}\cap\Theta_{0^{-}}^{2}\neq\phi$ .
, $c_{1^{\cap C}2}=$ \mbox{\boldmath $\phi$} , $C_{1}$ , , $C_{2}$ , 2
. , $C_{1},$ $C_{2}$ .
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